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The data point is suggesting a hurdle at 24900 level
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*  The market is showing a Long Build-up indicated by the combined increase in Open Interest and
price.

*  The Nifty FII LS ratio has risen to 1.95 from the previous day's 1.36, suggesting that the Fll’s are net
buyers.

* The PCR has increased to 1.17 from the previous day's 1.04, indicating that PE writers are more
aggressive than CE writers.

* There is significant open interest at 24900 CE and 24600 CE, while there is significant open interest
at 24500 PE and 24400 PE, suggesting expectations for the market to trade in a wider range of
24400-24900 and a narrower range of 24500-24600. The VIX has increased to 14.18 from the
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Nifty FII LS Ratio

PCR

The current Long Short Ratio of Nifty Fll's stands
at 1.95, indicating an increase from 1.36
compared to the previous day. This suggests that
Flls are currently net buyers in the market.

The Nifty PCR has risen from 1.04 to 1.17,
suggesting that put option writers dominate call
option writers, indicating that market participants
anticipate the market to trade flat to positive.

Nifty & India VIX
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VIX rising from 13.72 to 14.18 shows that
volatility has increased. The current VIX level of
14.18 implies a potential movement of 0.89% in
either direction (1 standard deviation).

The level with the highest CE activity is 24900,
followed by 24600, showing fresh Short Buildup.
Short Covering was observed at 24500 and 24400
CE levels. On the PE side, the most activity was
witnessed at 24500 and 24400 levels, indicating
fresh Short Buildup.
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Bank Nifty at crucial level
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The combination of increased open interest and rising prices suggests a buildup of long positions in
the market. The BNF FII LS ratio is currently at 1.31, down from the previous day's 1.86, indicating
that Flls have squared off their long positions.

*  The Put-Call Ratio (PCR) has risen to 1.13 from the previous day's 0.77, suggesting that put option
writers are initiating new short positions. The highest call option (CE) activity is seen at 53000,
indicating a fresh buildup of short positions, and at 52500, CE SC is observed. On the put option (PE)

side, the highest open interest is observed at 52000 & 52500 levels, where a fresh short buildup was
observed.
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BNF FII LS Ratio PCR
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The Long Short ratio in BNF for Fll has dropped
from 1.86 to 1.31, suggesting that Fll's have
closed their long positions. Previously, there was
a 65% open long position, and now there are
approximately 56% long positions open in BNF.

The BNF PCR has risen from 0.77 to 1.13,
suggesting that PE writers are initiating new short
positions.

BNF & BNF VIX BNF Daily Option
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VIX rising signifies higher volatility. According to
VIX, a 1 standard deviation change is likely to
result in a 1.20% increase or decrease.

The highest CE activity is observed at 53000,
indicating fresh Short Buildup, and at 52500, CE
SC is observed. On the PE side, the highest Ol is
observed at 52000 & 52500 levels where fresh
Short Buildup was observed.
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Participant wise Future Index Ol Participant wise Future Stock Ol
e O I o e
Client 293119 519740 0.563972  Client 2237937 368209 6.077899
Dl 78083 153150 0.509847 DIl 147715 3021357 0.04889
Fll 459690 111862 4109438  Fll 2410878 1734773 1.389737
Pro 54171 100311 0.540031 Pro 686147 358338 1.914804
Long Build-up Short Build-up
Symbol Price (Chng | Ol (Chng Symbol Price (Chng Ol (Chng
%) %) %) %)
INDIAMART 2899.8 > 66% 16.38% ASIANPAINT 2939.55 -1.66% 16.65%
DALBHARAT 1934.05 -0.33% 6.26%
HDFCAMC 4213.4 0.70% 14.74%
ALKEM 5404.4 3.78% 14.10% PVRINOX 1452.9 -1.18% 5.01%
ONGC 323.3 5.16% 10.78% AXISBANK 1312.2 -0.31% 4.75%
MARUTI 12691.2 1.00% 9.83% CUMMINSIND 3886.45 -1.52% 4.11%
Short Covering Long unwinding
Symbol Price (Chng | Ol (Chng Symbol Price (Chng Ol (Chng %)
%) %) %)
MPHASIS 2738.5 1.43% -8.31% TGS 4165.8 -0.28% -9.81%
APOLLOTYRE 5418 4.23% 7.529% SHREECEM 27620.15 -0.05% -5.58%
INDIACEM 306.85 2.73% -6.33% GRASIM 2810.25 -1.35% -5.15%
POLYCAB 6672.15 1.39% -5.55% LTTS 4983.4 -0.22% 3.77%
HDFCLIFE 638.45 0.38% -5.32% AUBANK 641.65 -0.56% -2.63%
Security In Ban
ABFRL CHAMBLFERT  GMRINFRA GNFC HINDCOPPER  INDIACEM  INDUSTOWER  RBLBANK
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in making any recommendations. Bonanza Portfolio Ltd or its associates or Analyst or his relatives may
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immediately precedingthe date of publication of this research report. Bonanza Portfolio Ltd operates
under the regulation of SEBI RegnNo.INH100001666 Disclaimer: This research report has been
published by Bonanza portfolio Ltd and is meant solely for use by the recipient and is not for circulation.
This document is for information purposes only and information / opinions/ views are not meant to serve
as a professional investment guide for the readers. Reasonable care has been taken to ensure that
information given at the time believed to be fair and correct and opinions based thereupon are
reasonable, due to the nature of research it cannot be warranted or represented that itis accurate or
complete and it should not be relied upon as such. If this report is inadvertently send or has reached to
any individual, same may be ignored and brought to the attention of the sender. Preparation of this
research report does not constitute a personal recommendation or take into account the particular
investment objectives, financials situations, and or needs of individual clients. Past performance is not a
guide for future performance. This Report has been prepared on the basis of publicly available
information,internally developed data and other sources believed by Bonanza Portfolio Ltd to be reliable.
This report should not be taken as the only base for any market transaction; however, this data is
representation of oneof the support document among other market risk criterion. The market participant
can have an idea of riskinvolved to use this information as the only source for any market related activity.
The distribution of this report in definite jurisdictions may be restricted by law, and persons in whose
custody this report comes, should observe, any such restrictions. The revelation of interest statements
integrated in this analysis are provided exclusively to improve & enhance the transparency and should
not be treated as endorsement of the views expressed in the analysis. The price and value of the
investments referred to in this report and theincome from them may go down as well as up. Bonanza
portfolio Ltd or its directors, employees, affiliates or representatives do not assume any responsibility for,
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While due care has been taken to ensure that the disclosures and opinions given are fair and reasonable,
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